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its stress. We consider a Bayes estimator of the system reliability from data consisting 
of a random sample from the stress distribution and one from the strength distribution 
when the two distributions are Weibull with equal scale parameters. The estimator 
of A, the ratio of two shape parameters, is also considered. s-Efficiencies of the two 
estimators with respect to their MLEs is studied by Monte Carlo simulation and it 
is found that these estimators are good enough for such types of inferential problems. 
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Of late there has been considerable work pertaining to reliability both in the areas 
of ‘point and interval estimation’ as well as ‘study of optimum prediction-intervals’. 
The investigations by Larry H. Crow (Technometrics 24), SM. Shah et al. (JISA 
16) and a series of articles by Satya Dubey (starting from 1961, AMS 32, p. 9 18) 
are only a few among a lot of others. 
The emphasis in this paper is on Gumbel and lognormal distributions while 
investigation of comparative merits of MLE’s percentile estimators and efficient 
estimators has been the main aim. Four specific sections are devoted to discussion 
of results developed about :he following three-aspects: 
(a) Joiaet efficiencies in respect of location and scale parameters. 
(h) Confidence intu3rvals both for failure truncated and time-truncated data. 
W i Prediction intervals for future order statistics. ii. Prediction limits for last 
failure time using early failures. 
